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AMENDMENT(S) TO THE SPECIFICATION 

Please note that the paragraph numbering is with respect to the published appUcation 

(U.S. Patent Application Publication No. 2004/0236636 Al) of the present application. 

^^{jf^ Please replace paragraph [003^ with the following rewritten paragraph: 

[0036] hi system 100, server 1 10 may be any suitable server, processor, computer, or data 

processing device, or combination of the same. Computer network 106 may be any suitable 

computer network including the Internet, an intranet, a wide-area network (WAN), a local-area 

network (LAN), a wireless network, a digital subscriber line (DSL) network, a frame relay 

network, an asynchronous transfer mode (ATM) network, a virtual private network (VPN), or 

any combination of any of the same. Communications links 104 and [[106]] 108 may be any 

communications links suitable for communicating data between workstations 102 and server 

110, such as network links, dial-up links, wireless links, hard- wired links, etc. Workstations 102 

enable a trader to engage in the trading process. Workstations 102 may be personal computers, 

laptop computers, mainframe computers, dumb terminals, data displays, Internet browsers, 

personal digital assistants (PDAs), two-way pagers, wireless terminals, portable telephones, etc., 

or any combination of the same. 

^'tj*(/^ Please replace paragraph [0038^ with the following rewritten paragraph: 

[0038] The server, the back office clearing center, and one of the workstations, which are 

depicted in FIG. 1, are illustrated in more detail in FIG. 2. Referring to FIG. 2, workstation 102 

may include processor 202, display 204, input device 206, and memory 208, which may be 

interconnected. In a preferred embodiment, memory 208 contains a storage device for storing a 

workstation program for controlling processor [[220]] 202. Memory [[226]] 208 also preferably 

contains a VWAP trading application 210 according to the invention. 

5 y.(;^ Please replace paragraph [0044] with the following rewritten paragraph: 

[0044] As shown in FIG. 3, dialog window 300 may comprise a variety of on-screen buttons and 

entry fields. Generally, a button, as displayed in window 300, may be "pushed" by placing a 

pointing device's pointer over the button and pressing a switch on the pointing device, as is 

commonly known in the art. At the center of window 300, a numeric keypad 302 may be 

displayed. The numeric keypad 302 may provide buttons for numbers zero through nine and may 
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contain buttons for numbers ten, twenty-five, fifty, and one hundred or any other appropriate or 
desirable values. The numeric keypad [[202]] 302 may also contain a plus button ("+")> a minus 
button ("-"), a decimal point button ("."), a backspace button ("BKS"), and a delete button 
("DEL"). 

Please replace paragraph [0063] with the following rewritten paragraph: 

[0063] In another suitable approach, VWAP orders may be matched on an average size basis— 

i.e., orders are filled based upon a percentage of the size of the order in relationship to the lesser 

of the sum of the bid sizes or the sum of the ask sizes. For example, a first trader may place an 

order to buy 200 million 30 Year U.S. Treasury bonds, a second trader and a third trader may 

each place an order to buy 100 million 30 Year U.S. Treasury bonds, and a fourth trader may 

place an order to sell 150 million 30 Year U.S. Treasury bonds. In this example, the first trader 

has fktee placed an order that is fifty percent of the total offers to buy. After the VWAP price is 

calculated, the first trader receives fifty percent of the 150 million bonds that the fourth trader is 

willing to sell or 75 million bonds. The second and third traders each receive twenty-five percent 

of the 150 million bonds or 37.5 million bonds. However, it should be noted that a trader may set 

the VWAP order as an all-or-none (AON) VWAP order such that either the entire VWAP order 

is filled or the entire VWAP order is cancelled. 
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